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(B) The borrowed securities must be
marked to market daily;

(C) The receivable must be subject to a
daily margining requirement; and

(D) The securities borrowing transaction
must be a securities contract for purposes of
section 555 of the Bankruptcy Code (11 U.S.C.
555741(7)), a qualified financial contract for
purposes of section 11(e)(8) of the Federal De-
posit Insurance Act (12 U.S.C. 1821(e)(8)), or a
netting contract between or among financial
institutions, for purposes of sections 401–407
of the Federal Deposit Insurance Corporation
Improvement Act of 1991 (12 U.S.C. 4401–4407)
or Regulation EE (12 CFR Part 231).

* * * * *
7 Foreign exchange positions outside the

trading account and all over-the-counter de-
rivative positions, whether or not in the
trading account, must be included in ad-
justed risk-weighted assets as determined in
appendix A of this part 3.
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Subpart A—Organization and
Functions

§ 4.1 Purpose.
This subpart describes the organiza-

tion and functions of the Office of the
Comptroller of the Currency (OCC), and
provides the OCC’s principal addresses.

§ 4.2 Office of the Comptroller of the
Currency.

The OCC supervises and regulates na-
tional banks and Federal branches and
agencies of foreign banks by examining
these institutions to determine compli-
ance with applicable laws and regula-
tions; approving or denying applica-
tions for new charters or for changes in
corporate or banking structure; ap-
proving or denying activities; taking
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